Peari6 (J. Math. Anal. Appl., 104 (1984), 432-434) proved two theorems generalizing Steffensen's inequality. We extend Peari6's results to the case of integrals over a general measure spaces. Some applications are also given.
PRELIMINARIES AND STATEMENT OF RESULTS
The most basic inequality which deals with comparison between integrals over a whole set and integrals over a subset is the following inequality, which was established by Steffensen in 1918 [5] .
THEOREM A (Steffensen's inequality) Let f and g be integrable functions from [a, b] into such that f is nonincreasing and for every In [1] , Steffensen' s inequality was extended from integrals over compact intervals of the real line to integrals over general measure spaces. To state this result we need the notion of a separating subset that was introduced and studied in [1] .
Let X (X, t, #) be a measure space.
DEFINITION
Let f E L(X). Let 
Then
The following definition can be found, for example in [2] . In the case when (X, A, #) is continuous with #(X) < , the following theorem guarantees the existence of separating subsets U and V in Theorem B.
THEOREM C [1] If (X,A,#) is a continuous measure space with #(X) < o, then, given f L(X), for any real number A such that 0 < A < #(X), there exist an upper-separating subset U and a lower-
The main results of this paper are the following two theorems generalizing the second Steffensen's inequality over a general measure space. These theorems are extentions of the results by Pe6ari6 obtained in [3] . 
where the last inequality holds since f< c on X\ U. 
